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2. An overview of the Bayesian approach  
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3. Models for extreme values analysis 
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5.1. Parameters estimation via marginal densities 
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5.3. Frequency analysis. 
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6.1. Stationary model 
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6.2. Step change model 
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6.3. Trend model 
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7. Application 
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Annex 1. Griddy Gibbs sampling 
$!,0/%+  $07/! $%207  %70/8", !,7,/#"!+1%/ $!#%7 !10%1207 1098 0%&12  ; 3$!
09977,/#"0&6,"6%10 $/5,&9!:10  !&,7+%"%:'

• $%%7!,7 ,1 0&6<,"8! ( )) ) ) =θ θ=  ,&27! ?[)
• !#!, @ 0/!7'
o ?[?KA
o ,/#"! ( )      \ L  ? ? ?=1θ θ θ θ− −  
o ,/#"! ( )        \ L   ? ? ? ?=1θ θ θ θ θ− −  
o ]
o ,/#"! ( )        \ L    ? ? ? ? ?    =1θ θ θ θ θ θ− −− +  
o ]]
o ,/#"! ( )   \ L  ? ? ?== =1θ θ θ θ −  
• !&2
$!<!5 %177!10!7 
 
35%&<!16!7 % $! ,16! #%7 !10%1207 1098 0%&,7? !&27 %0&+0&0 4
& %12!1  % 2!51!,7!  $! 0&+"8!&5! %+  $! 7 ,1 0&6 #%0&   $! +017   0 !1, 0%&7 ,1! 878,"4
2!"! !2 ,&2 0&+!1!&5! 07 /,2! :0 $  $! ",7  @ 0 !1, 0%&7 !&70 0<0 4 ,&,"4707 /,4 9!
&!5!77,14 %2! !1/0&!,55!# ,9"!<,"8!7+%1,&2@878,"4, "!,7 ,+!: $%87,&27%+
0 !1, 0%&7,1!87!2+%1,&2@%1!6!&!1,"4 $07/! $%2#1!7!& 7 $!7,/!21,:9,5;7,7
% $!1 0 !1, 0<! 70/8", 0%& !5$&0?8!7 %&<!16!&5!  $87 $,7   %9!/%&0 %1!2945$%%70&6
7!<!1," 7 ,1 0&6 #%0& 7 %1 5%/#8 0&6 5%&<!16!&5! 0&205!7 !"/,& !  ," DD. %1 ,&&!1
DDF#1%<02!7%/!6802!"0&!7+%10/#1%<0&6 $!&8/!105,"70/8", 0%&7!++050!&54
&+%1 8&, !"4 $!09977,/#"0&6,"6%10 $/5,&878,"4&% 9!87!20& $071,:<!170%&
9!5,87! 0  0&<%"<!7 9!0&6 ,9"!  % 7,/#"! +1%/  $! +8" 5%&20 0%&," 2!&70 0!7
( )       L    ? ? ? ?   =1 θ θ θ θ θ− −− +   0  !1 ,&2 ,&&!1 DD #1%#%7!2  $! 87! %+ ,
20751! !,##1%-0/, 0%&%+ $!58/8", 0<!2!&70 4+8&5 0%&752+%+ $!7!207 1098 0%&7'
• $%%7!,6102%+#%0& 7/:1
• <,"8, !12G;G/:G/GE/:G 3%& $076102 %%9 ,0&H/:H1
• %/#8 ! $!58/8", 0<!78/7%+H/:H1 %%9 ,0&,&,##1%-0/, 0%&%+ $!@
• ,/#"!+1%/,8&0+%1/207 1098 0%&%&U)V
• 1,&7+%1/94 $!0&<!17!%+ $!,##1%-0/, !@
$07,"6%10 $//87 9!,22!2, !,5$7 !#%+ $!09970 !1, 0%&+ $!+8"5%&20 0%&,"
2!&70 0!7,1!;&%:&%&"48# %#1%#%1 0%&,"0 4 ( )       L    ? ? ? ?   =1 θ θ θ θ θ− −− +  5,&
9!1!#",5!294 ( )         ? ? ? ?  = θ θ θ θ− −− +  $!#1%285 %+#10%1,&2"0;!"0$%%2,&2
 $!58/8", 0<!78/7%+H/:H1/87  $!&9!20<02!294 $! % ,"78/ %#1%<02! $!@
,##1%-0/, 0%&&<!170%&%+ $!@5,&9!/,2!:0 $,"0&!,10& !1#%", 0%&9! :!!& :%
6102#%0& 7$!61025$%05!07 $!/%7 0/#%1 ,& 0778!%+ $07 !5$&0?8!'0 $,7 %9!91%,2
!&%86$  % 5%<!1  $! 1,&6! %+  $! 207 1098 0%&7 ,&2 +0&! !&%86$  % !&781! , 78++050!& 
,5581,54;!!#0&60&/0&2 $,  $0778##"!/!& ,147 !#075%/#8 0&6 0/!!-#!&70<!%/!
0/#1%<!/!& 7%+ $!/! $%2,1!2!75109!20&0  !1,&2,&&!1DD
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